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Oxford University Press, United Kingdom, 2014. Paperback. Book Condition: New. 232 x 154 mm. Language:
English . Brand New Book. Stochastic Analysis and Diffusion Processes presents a simple, mathematical
introduction to Stochastic Calculus and its applications. The book builds the basic theory and offers a careful
account of important research directions in Stochastic Analysis. The breadth and power of Stochastic Analysis,
and probabilistic behavior of diffusion processes are told without compromising on the mathematical details.
Starting with the construction of stochastic processes, the book introduces Brownian motion and martingales.
The book proceeds to construct stochastic integrals, establish the Ito formula, and discuss its applications. Next,
attention is focused on stochastic differential equations (SDEs) which arise in modeling physical phenomena,
perturbed by random forces. Diffusion processes are solutions of SDEs and form the main theme of this book.
The Stroock-Varadhan martingale problem, the connection between diffusion processes and partial differential
equations, Gaussian solutions of SDEs, and Markov processes with jumps are presented in successive chapters.
The book culminates with a careful treatment of important research topics such as invariant measures, ergodic
behavior, and large deviation principle for diffusions. Examples are given throughout the book to illustrate
concepts and results. In addition, exercises are given at the end of each chapter that will help the reader to
understand the concepts better. The book is written for graduate students, young researchers and applied
scientists who are interested in stochastic processes and their applications. The reader is assumed to be familiar
with probability theory at graduate level. The book can be used as a text for a graduate course on Stochastic
Analysis.
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Fox at School: Level 3 (Paperback)

Penguin Young Readers Group, United States, 1993. Paperback. Book Condition: New. James
Marshall (illustrator). Reissue. 224 x 147 mm. Language: English . Brand New Book. Using their
cache of already published easy-to-read books, Puffin launched...
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Mother Carey s Chickens (Dodo Press) (Paperback)

Dodo Press, United Kingdom, 2007. Paperback. Book Condition: New. 228 x 154 mm.
Language: English . Brand New Book ***** Print on Demand ***** .Kate Douglas Wiggin, nee
Smith (1856-1923) was an American children s author...
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Meet Trouble: Slipcase (Paperback)

Penguin Putnam Inc, United States, 2013. Paperback. Book Condition: New. 230 x 154 mm.
Language: English . Brand New Book. A brand-new series for brand-new readers!introducing a
new series for brand-new readers! Each slipcase includes...

Download ePub »

Learn em Good: Improve Your Child s Math Skills: Simple and Effective Ways to
Become Your Child s Free Tutor Without Opening a Textbook (Paperback)
Createspace, United States, 2010. Paperback. Book Condition: New. 229 x 152 mm. Language:
English . Brand New Book ***** Print on Demand *****.From a certified teacher and founder of
an online tutoring website-asimple and...

Download ePub »

Oxford Reading Tree Read with Biff, Chip, and Kipper: Phonics: Level 3: The
Backpack (Hardback)

Oxford University Press, United Kingdom, 2011. Hardback. Book Condition: New. 174 x 142
mm. Language: English . Brand New Book. Read With Biff, Chip and Kipper is the UK s best-

sellinghome readingseries. It...
Download ePub »
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